Low bias mean estimator for symmetric and asymmetric unimodal distributions.
An adaptive trimmed mean estimator for symmetric and asymmetric distributions has been developed. The simulation sample size as small as n = 10, 25 and 50 are chosen, where the influence of the outliers increases in small sample data. The comparison of the proposed estimator and the Princeton Robust Study are made. The results show that the proposed mean estimator has lower standard deviation for symmetric distributions and has a better location estimation for asymmetric distributions.